and if n > 2, the stochastic differential equation R t = r 0 + t 0 n -1 2 R s ds + Bt, 0 ~ t oo (1) is satisfied, where (Bt, t > 0) is a standard, one dimensional Brownian motion, and ro = .
We are interested in finding conditions which will guarantee the finiteness of integral functionals: t0f(Rs)ds;
where f: : [5] , section 3.6). When n > 2 and ro > 0, Engelbert &#x26; Schmidt state necessary and sufficient conditions for the finiteness of (2) in their recent paper [3] . When n > 2 and ro = 0 things are different, because the origin is then an entrance boundary; in this case, Pitman &#x26;
Yor [7] obtain necessary and sufficient conditions for the finiteness of (2) in which f has a support in a right neighbourhood of the point 0 and is locally bounded on (o, oo), and Engelbert &#x26; Schmidt [3] obtain a sufficient condition when n > 3.
In this paper, we shall provide necessary and sufficient conditions for the finiteness of (2) This result is proved in [6] for n = 2, and for integers n > 3; the proof of the latter part holds also for any real number n > 2. 
( t ) + I 2 ( t ) + I 3 ( t ) .
For P -a.e. w E 03A9, we have, with Rt = max0~u~t Ru, I 1 ( t , 0 3 C 9 ) = 1 R * t ( 0 3 C 9 ) 1 f ( r ) L t ( r , 0 3 C 9 ) d r 1~r~L t(r,03C9 where T is defined in (4), because of (iii) and Lemma 3. This shows that for P -a. Therefore,
The following is an improvement on the Corollary to Theorem 2 in [3] . (4), we can use Lemma 1, V(r), 03A6(r) and as in (8) (i) If X is a Brownian motion, then we obtain the Engelbert-Schmidt zero-one law (see [1] or [5] , section 3.6).
(ii) If X is a Bessel process with dimension n = 2 and Xo = ro > 0, then I = (0, oo (iii) f is locally integrable on (0,oo). Whence the zero-one law fails. However, noting that the probability of the event in (11) is positive, we can see that (ii) and (iii) are equivalent by slightly changing the proof in proposition 3. o 
